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Abstract

This work is devoted to the structure of the time-discrete Green-Naghdi equa-
tions including bathymetry. We use the projection structure of the equations to
characterize homogeneous and inhomogeneous boundary conditions for which
the semi-discrete equations are well-posed. This structure allows us to propose
efficient and robust numerical treatment of the boundary conditions that ensures
entropy stability of the scheme by construction. Numerical evidence is provided to
illustrate that our approach is suitable for situations of practical interest that are not
covered by existing theory.

Keywords: shallow water flow, Green-Naghdi equations, dispersive equations, boundary con-
ditions, prediction correction scheme, projection method, entropy satisfying scheme

1 Introduction

The Green—-Naghdi model [18, 44] is a reduced model for free surface flows that is well
adapted to the propagation of waves, especially in coastal areas [46]. It can be derived
from the incompressible free-surface Euler equations, also referred to as water waves
model, either by assuming an irrotational flow [32] or by vertical averaging [14]. Since
the Green—-Naghdi model is nonlinear and dispersive, the analysis of non-trivial bound-
ary conditions is rather challenging. Only few contributions on boundary conditions
for the Green—-Naghdi equations are available, while the articles [3, 35] propose some
analysis in a similar context. The fact that in many cases boundary conditions for nu-
merical schemes are tailored to reproduce a specific phenomenon and justified only
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afterwards shows that we are still far away from a full understanding of boundary con-
ditions for the Green—Naghdi and the water waves model. It is the purpose of this work
to shed some more light on this topic. More specifically, we propose a class of boundary
conditions for the time-discrete Green—-Naghdi model for which the resulting scheme
is entropy stable by construction.

For hyperbolic models, such as the shallow water equations, there is a number of
suitable boundary conditions one may pose, depending on the number of characteris-
tics entering the domain. In this manner standard boundary conditions such as peri-
odic, transparent, symmetric or fixing some of the unknowns have been analyzed in the
literature [40, 41, 25, 24, 23, 26, 37]. However, both the Green-Naghdi equations and the
water waves model are not hyperbolic and for dispersive models like them there is no
equivalent to characteristics. Usually the analysis is performed on the whole spacial do-
main, or with periodic or symmetric (wall) boundary conditions, see [27, 31, 32, 33, 36].
The strategy for linear dispersive equations proposed in [3] shares similarities with the
approach based on characteristics for hyperbolic problems. However, it leads to ex-
pensive computations that are difficult to perform for the Green-Naghdi model, both
for the linearized model and the non-linear one.

For practical numerical applications on the Green-Naghdi equations mostly peri-
odic or symmetric boundary conditions have been investigated in depth [2, 6, 9, 13, 30].
In applications in oceanography a transparent boundary condition used for outgoing
waves is indispensable. Usually it is replaced by an absorbing boundary layer by adding
a source term to dissipate the energy of the wave, see [29]. To the best of our knowledge
only few contributions go beyond this. In [28] the authors propose a fine numerical
analysis of transparent boundary conditions based on the Dirichlet-to-Neumann map.
Unfortunately this strategy is non-local in time, which makes it quite complex in prac-
tice. A range of recent schemes for the Green-Naghdi model [2, 6, 13, 38, 43] apply
a prediction-correction strategy, which is well-known for the Euler and Navier-Stokes
equations and dates back to [10, 45], see [19] for a review. In [1], a set of boundary con-
ditions is used that mimics the homogeneous boundary conditions of the Euler model
based on duality of the differential operators involved. In this work we aim to go one
step further in this direction by preserving the duality structure at the discrete level.
This ensures a discrete projection property and allows to treat also inhomogeneous
boundary conditions.

Let us briefly present the structure of this article. In §2 we introduce the Green—
Naghdi equations. A time-discretization naturally leads to a splitting into an advection
step including the shallow water equations, and a correction step. In §3 we investigate
the correction step for the time-discrete and space-continuous case. We formulate the
correction step as projection for the whole space domain in §3.1. For a suitable choice
of boundary conditions this property is preserved for bounded domains, cf. §3.2. In §4
we investigate the fully discrete correction step. We present a general strategy to con-
struct a scheme with a discrete projection property for the whole space domain in §4.1.
To demonstrate the benefits of this strategy we apply it with a simple discretization.
In §4.2 a condition on discrete boundary conditions is established that ensures that
the scheme is still a projection for bounded domains. In §5, we propose a range of
boundary conditions for the fully discrete scheme for the full Green-Naghdi equations
that satisfy the previously established condition. Numerical evidence is presented to
demonstrate the approach in some 1D situations, for which previously no strategy was
available.
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2 Prediction-correction splitting

In this section we first present the system of Green-Naghdi equations in 1D and 2D and
introduce the splitting based on a time discretization.

2.1 The Serre/Green-Naghdi model

With temporal and spatial variables (z, x) € Ry x Q, where the space domain Q is a sub-
set of R? in d € {1,2} dimensions, the system of Green—Naghdi equations [14] can be
formulated as

(1a) 3:h+ V- (h) —o,
(1b) 0:(hT) + V- (o T+ S 1) =~V (i) - (gh-+ap)VB,
(1o) 0, () +V - (hT0 T) = g5,

(1d) 0:(ho) + V- (ho ) =V3(2G - q3).

The given quantities are the gravitational constant g, the bathymetry B(t, x) € R repre-
senting the bottom, and I denotes the identity matrix in R¢*¢. The unknowns are the
following: h(t, x) € R, is the water depth, %(t, x) € R? is the vertical-averaged horizontal
velocity, w(t, x) € R is the vertical-averaged vertical velocity, o (¢, x) € R is the oriented
vertical standard deviation of the vertical velocity. The vertical-averaged hydrodynamic
pressure ¢(¢,x) € R and the hydrodynamic pressure at the bottom gp(¢, x) € R are also
unknowns of the Green—-Naghdi model. They should be seen as Lagrange multipliers to
ensure that the following constraints are satisfied

(1e) w:ﬁ-VB—ﬁV‘ﬁ and U:—LV'E.

2 2V/3
In Figure 1 an illustration of the unknown functions is given. Additionally, initial con-
ditions (h,ﬁ) 0,x) = (ho,ﬁo) (x) have to be prescribed, while the initial vertical velocity
(w,0)(0,x) = (w", %) (x) are given as function of (ho,ﬁo) (x) by the constraints (1e).

Note that there is a variety of formulations of the Green—-Naghdi equations that are
equivalent for sufficiently smooth solutions, cf. [12, 32, 39, 47]. The formulation (1) isa
slightly weaker version in the sense that it contains more variables but only first order
differential operators. It has the advantage that in the time-discrete form it exhibits a
linear projection structure similar to the incompressible Euler equations.

For the whole spatial domain Q = R% some analysis on the Green-Naghdi model
is performed in [32]. In [27, 33, 36] it is shown that the Green—Naghdi model is well-
posed in a finite time cylinder (0, T) x R? such that at the maximal time T either the
water depth degenerates or the velocity tends to infinity. In addition, sufficiently regular
solutions of (1) satisfy the following energy conservation identity

at(gh(B+ §)+ 4 (ﬁ2+w2+az))
2
+V- ((g(h+B)+ﬁ+ % (ﬁz+w2+02)) hﬂ) =0.
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Figure 1: Illustration of the unknowns in the Green-Naghdi model (1).

2.2 The time-discrete problem

In the following we consider a time-discrete version of the Green—-Naghdi equations
without discretization in the spatial domain. For the time stepping we set t° = 0 and
"+ = " + §" with time step 67 > 0. The choice of §” is discussed further in §5.

The time-discrete problem can be decomposed into two steps per time step. This
results in a prediction-correction type approach similar to the one for the incompress-
ible Euler equations, cf. [19]. Each time step can be formulated as composition of an
explicit shallow water and advection step, and an implicit correction step ensuring the
constraints by means of the pressure functions g and ¢gp. Such a splitting into an ad-
vection step and a correction step is used in a number of contributions in particular for
numerical computations, see [2, 6, 13, 38, 43].

(D Advection step: For given (h", 0", w",0™) let (h"*,u"*, w"",0"*) be such that

(3a) "™ =h"  -687V-F},

(3b) T = n' " -6V -F +61S",
@3c) "W = h"w" - 67V -y,

(3d) h"* o™ =h"o" —67V-F. .

We have abbreviated the shallow water source term and flux vector, respectively, by

Fy} h'u"

Fr | [n"u"eu"+ &2
n._ _ n n hu | .= 2
§":=—gh"VB and il W .

Fp h'o"u"

Hence, the functions (h"*, h"*u""*) are given as solutions to the explicit time-discrete
shallow water system with source term consisting of (3a), (3b). Then (K™*w"*, h™*g™*)
are solutions to the system of advection equations (3c), (3d), which is of the same form
as the one describing the transport of a passive pollutant. This hyperbolic system can
be approximated numerically by standard methods, cf. [7].

(I) Correction step: Then let h"*! := h™* and let the functions (u"!,w"*!,o"*1)
and (ﬁ"“, qg“) be determined by

(4a) hn+lﬁn+1 — hn+lﬁn* —6? (V(hn+lﬁn+l) + q§+lv3)’
(4b) hn+1wn+l — hn+1wn* +6r[ijrgz+1’

(4c) Pl gntl _ pntl gns +5?\/§(25n+1 _ qgﬂ),
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subject to the constraints

n+l1 hn+1

v'—n+l n+l _ _
2v3

(4d) W =7"l.vB - u and o= vt

Remark 1. The water depth h’**! is fully determined by the advection step. In the cor-
rection step it merely serves as a parameter, and hence the constraints are linear in the

unknown functions (u"*',w"*!,0"*1). This is a major benefit of the splitting strategy.

As already observed in [2, 38, 43], the system (4) is related to a projection of the

solutions of the advection step (3) to the set of admissible solutions satisfying the con-

straints (4d). In fact, the pressure functions (ﬁ"“,qg“

enforcing the constraints. In the following section we investigate the correction step
and its projection structure in more detail.

) act as Lagrange multipliers

3 Correction step of the time-discrete problem

In this section we analyze a single correction step. We shall find that it indeed has pro-
jection structure for the whole space domain Q = R%, see §3.1. On bounded sets Q  RY
we characterize boundary conditions for which the projection structure is still avail-
able, see §3.2.

Let us recall the system (4) and for simplicity we avoid the time step indices. Within
the correction step the water depth function is fixed and can be seen as parameter 1 (x)
similarly as the bathymetry B(x), see Remark 1. Also the time step §; > 0 is fixed already
by the preceding advection step. We want to find functions U = (u, w, )" and (ﬁ, qB)

such that for the given function U* = (7*,w*,0*) " we have that

(5a) U=U"-6:Y1(9,98) with ¥, (q,q98) =~ —qp

I (V(hﬁ) +qBVB)
—-V3(2q9 - q3)

subject to the constraints

_ h_ _ L _
(5b) w=u-VB—EV-u, and a:—mv-u.

To investigate the projection structure, let us introduce the formal framework in-
cluding some assumptions on the fixed functions. Let the spaces L”(Q) and wbP(Q)
be the standard Lebesgue and Sobolev spaces, for p € [1,00] and an open set Q c R4,
For p = oo those are the spaces of essentially bounded functions, and of Lipschitz func-
tions, respectively.

Hypothesis 1 (Parameters). Assume that:
i) h=0,heL®(Q) and 1/he L™ (Q);
ii) Be Wh(Q);

iii) 6;>0.
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Hypothesis 1.i)) means that & is a positive function on Q, it is essentially bounded
and bounded away from zero. This is in general not the case for solutions of the ad-
vection step (3), since so-called dry areas may occur. Those are subsets of Q on which
h =0 and they are of great importance in practice. In their presence the correction step
would have to be restricted to a compact subset of the support of /. To reduce the level
of technicality in this section we focus on non-degenerating % as in Hypothesis 1.i). We
shall see in §4 that for the fully discrete problem it is not an issue to deal with dry areas.

3.1 Whole space domain Q) = R?

In this section we consider the system of equations (5) on the whole space Q = R% to

prepare and motivate the subsequent approach for bounded domains, see §3.2.
Thanks to Hypothesis 1.i) the water depth  is a weight function on Q as defined in

measure theory. Hence, we may work with the following weighted scalar product

(Fog) = /Q hfgdx,

the induced norm ||-|I,, and L? (Q; h) the space of measurable function on Q with bounded
[I-Il,-norm. The weighted norm |-||;, appears naturally in the energy estimates (2) and
also in the estimate for the advection equations (3). Hence, it is natural to assume that

U* =@, w*,o%)" e 2(Q;h)%x 12(Q; h) x [2(Q; h) = L% (Q; h)@+2,

The constraints in (5b) define a space of admissible functions, in which any solution
U of (5) is contained.

Definition 1 (Space of admissible functions). For any open set Q c R%, we define the
space of admissible functions on Q by
= Ter2(0 14a+2 . —u-VB-Lvy. =_nh vy.
Ah._{U_(u,w,a) eF@W™?: w=u-VB-4V.u, o=-;Lv u}

Furthermore, for any closed linear subspace E c L?(Q; h)?*? we denote by I, [E]

the linear (-, -);,-orthogonal projection mapping L? (; h)%*2 to E, defined by
(6) (Mu[ENW), VY, =(U, V),  forall VeE.

The space L? (Q; h)?*? is a Hilbert space and by Hypothesis 1 one can show that Ay, is

a closed linear subspace of I2(Q; h)d+2. Consequently, the projection I, [Ay] is well-

defined. By Ail' we denote the (., -)j,-orthogonal complement of A, in 12 (O h)d+2.
Now we are in the position to present the projection structure of (5).

Lemma 1 (Projection property on Q = R%). Let Hypothesis 1 be satisfied on Q = R%.
Let a function U* € L* (R%; h)d+2 be given. Assume that U € L? (R%; h)d+2 and functions
(G,qp) € L? ([R%d ;h) such that V(hq) € L2(RY4 are a solution to the correction step (5).
Then, the solution is determined by the projection to the space of admissible functions in
the sense that

U=M,[A,1 (U*) and  ¥,(G,q8)€A;.

Proof. By the constraints (5b) we have that U € Aj,. Furthermore, if (5) is satisfied, then
we have forall V = (V;, V5, V3) T € A}, that

@ (U—U*,V)hz—ét/ V- (hgV1)dx =0.
R4



Boundary conditions for time-discrete Green-Naghdi equations 7

Note that by assumption we have that V(hg) € L?>(R%)¢ and since V € A, using Hypoth-
esis 1.i) we find that V- V; € L?(R%). The fact that the integral vanishes follows by smooth
approximation, the Gaul-Green theorem, and decay properties of integrable functions
on R?. This proves that ¥}, (G,98) € Ai{ and by uniqueness of the decomposition it
follows that U = I, [A,] (U*). O

The projection structure has the following benefits: The space-continuous problem
is well-posed and the following energy balance holds

X _
. = (101 = 10" ;) = =0 l1wn @ as) [}
t

For numerical computations a space-discrete projection property is particularly useful,
since it guarantees numerical stability. More precisely, a discrete version of the iden-
tity (8) ensures that the scheme for the space discrete correction step is entropy stable,
where the mechanical energy acts as mathematical entropy. In addition, the projection
property paves the way to efficient higher-order schemes requiring only one implicit
correction step, cf. [19]. This strategy has been applied to the Green-Naghdi model
in [38] for symmetric boundary conditions and numerical evidence shows that the sec-
ond order is recovered. Last but not least, in the following section we adopt the projec-
tion point of view to identify a family of boundary conditions for which well-posedness
of the correction step is guaranteed.

Functions in A, and Ai enjoy regularity properties in the sense that the hypoth-
esis of Lemma 1 are satisfied without extra assumptions. In order to show this let us
consider the classical function spaces for an open subset Q c R? defined by

HY(Q) = {f €I2(Q): Vfe LZ(Q)d},
H(div;Q) = {f e2Q)%: V- fe Lz(Q)},
and recall that by Hypothesis 1.i) the function spaces L2(Q) and L2 (Q; h) coincide.
Proposition 2. Let Hypothesis 1 be satisfied for an open subset Q c R,
i) ForanyU = (G, W,0)" € A}, we have thatTi € H(div; Q).

ii) Forany ® € At there exists a unique pair of functions (q, qp) € L2(Q)? such that
¥, (9, gg) = ® with ¥y, as in (5a). In addition, one has that hig € H' (Q).

iii) Conversely, for any (q, qz) € L*(Q)* with hq € H'(Q) one has ¥}, (4, qs) € A;..

Proof. The proof of i) follows from the second constraint using that o € L% (Q; h) and
1/h € L*(Q). Further, iii) follows from the proof of Lemma 1. It remains to prove ii).
For a function ® = (¢b1, 2, ¢p3) " € Af; < L2 (Q; i)9*2 we choose (G, q) € L*(Q) as

— h
qp = —h([)g and q:=—§(¢2+%).

By a direct computation we find that h¢s = —v/3(2G — gp) which agrees with the third
component of ¥, (¢, gg) and uniqueness is given. Hence, it remains to identify the first
components. Since ® € A+, we have for any V = (V;, V5, V3) T € A, that

©) 0=<v,q>>h=/vl-h(¢1+¢2v3)dx—/%2(¢2+\/L§¢3)v-vldx.
Q Q
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This implies that (¢, + poVB) € L2(Q)¢ is the weak gradient of —%2 ((/)2 + \/Lg(p3) =hg.

It follows that hg = — %2 ((/)2 +-1 ) € H'(Q) and that

WAL
h ——v(h—z( +L ))—h VB =V (hq)+qsVB
¢1= 2 P2 \/§¢3 07} = q)+4qs .

This identifies the first component of ¥}, (¢, gp) and finishes the proof. O

Thanks to Proposition 2 the inverse mapping ¥, ': A} — L*(Q)? with W} o W), =1
exists. In fact, it is given by

_ 1 3
(10) ¥ 1(<I>)=—h(—( +=
n 2 2 73
By linearity of the system of equations (5) and orthogonality, uniqueness of solutions
follows. Thus, by Lemma 1 and Lemma 2 we have that the unique solution is given by

the projection and no extra assumption on the Sobolev regularity is needed.

’(PZ) for ® = ((pblv()DZ’(vbffv)TEAiz_'

Lemma 3 (Well-posedness on Q = R%). Let Hypothesis 1 be satisfied on Q = R%,

Then, foranyU* € L ([Rd ; h)d+2 there exists a unique solution to the correction step (5)
on Q, consisting of functions U € Ay, and (G, qp) € L*(R)? with hq € H' (RY). The solu-
tion is given by

_ u'-u
U=I,ALWU")  and (q,qs)=‘1’zl( 5 )
t

In the next section we aim for a similar result for bounded spatial domains.

Remark 2 (Weighted spaces). It is possible to make sense of weighted spaces L* (Q; w) for
weaker notions of weight functions w than we assumed for h in Hypothesis 1.i), cf. [21].
In fact, by Hypothesis 1.i) the weighted space L? (Q; h) and the standard Lebesgue space
L*(Q) agree. Without using Hypothesis 1.i) for U € Ay, and ¥y, (q, qg) € Ai; as above one
finds that

V-ue (R, qpel>@1/h), hqel®>@1/h% and V(hq)e>Q1/0)%.
Recall that under Hypothesis 1.i) this is equivalent to the statement in Proposition 2.

We choose the setting of unweighted Sobolev spaces in order to have classical trace
theory at hand in §3.2.

3.2 Bounded spatial domain Q c R¥

In this section we identify a class of boundary conditions for which the system of equa-
tions maintains the projection structure encountered in §3.1. More specifically, we aim
to pose boundary conditions yielding well-posedness analogously as in Lemma 3. We
consider an open bounded set Q ¢ R? with Lipschitz boundary Q. Recall that the proof
of the projection structure in Lemma 1 relies on the Gaul3-Green Theorem with bound-
ary terms vanishing at infinity. In the case of a bounded domain the remaining term in
the duality relation is

(11) —/V-(hﬁVl)dxz—/ hgVy-vds(x),
Q 0Q
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forany V = (W1, Vs, Va)T e Ay, and any @ = (@1, D, ®3) € Im (¥},) with ¢ the first compo-
nent of ‘I’Zl (®), provided the traces are sufficiently smooth. Here v denotes the outer
unit normal on 6Q). This motivates our choice of boundary conditions preserving a pro-
jection structure for homogeneous boundary conditions, which is available in the case
of the whole space domain. For this we supplement the definition of the admissible
space Ay, and the pressure functions by certain zero boundary values such that

(V,®), =0,

forall V € Aj, and any @ € Im (W¥},) that satisfy those homogeneous boundary conditions
to be specified in the following.

For the scope of this section, we assume that the boundary 0Q can be decomposed
into subsets on each of which one of the factors of the integrand vanishes.

Hypothesis 2 (Decomposition of the boundary 0Q). Let Q c R? be an open bounded
and connected set with Lipschitz boundary 0X). Assume that there exist relatively open
sets 'y, Ty < 0Q with finitely many connected components decomposing the boundary

0Q), i.e., we have that 0Q = I“_uul“_hq and T'yNlp, = @.

A domain Q with finitely many connected components can be treated componen-
twise, and hence the assumption of Q being connected is not very restrictive. Note
that the decomposition of 0Q is considered as given for the correction step but is fixed
within one time step in the same sense as A, cf. Remark 1. In §4 we discuss possible
choices of decomposition for specific applications.

Now let us consider the following formal boundary conditions

(12) ﬁ'Vl[‘u =u and hﬁlrhq = I//ZZ

for given functions #: I', — Rand EZ]: TCpg— R

Let us comment on the function space framework in which we formulate the bound-
ary conditions. Any function in H'(Q) admits a trace in H'/?(8Q), and the trace oper-
ator mapping H'(Q) to H'/?(8Q) is linear, bounded and onto. Similarly, the normal
trace space of H(div;Q) is H"/2(0Q). Here H™'/2(3Q) is the dual space of H'/?(6Q))
with respect to L?(02) and we denote the duality relation by (-,-) y-112 90 117250 Also
the trace operator mapping H(div; Q) to H~/2(3Q) is linear, bounded and onto. The
following integration by parts formula holds for any v € H(div; Q) and ¢p € H!(Q)

(13) /U-V(/)dx+/V-v([)dx=<U'V,¢>H—1/2(ag),H1/z(6Q)-
Q Q

cf. [16, Ch. 1.2.2], where for readability we do not introduce notation for the traces op-
erators. Note that H2(8Q) < L%(8Q), and hence trace functions can be restricted to
'y < 0Q. Since kg € H'(Q) we thus may consider boundary data hq € H"?(T'j,,).
However, distributions in H~'/2(3Q2) cannot in general be restricted to subsets of 4Q
since the respective trace operator is not continuous, cf. [15]. Thanks to the properties
of functions in the admissible set Aj, given by Lemma 2 we have that u € H(div; Q) and
thus it has a trace in H~'/2 (6Q). To impose data on u - v|r, in a suitable sense, we have
to specify how to impose conditions on a restriction of a distribution in H U2 Q) to a
part of the boundary in a suitably weak sense.

As indicated by (11) and (13) homogeneous boundary conditions, i.e., choosing & :=
0 and hq = 0 ensure the projection property since then the boundary term vanishes,
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see §3.2.1 below. The case of inhomogeneous boundary conditions can be reduced to
the one of homogeneous boundary conditions by the standard approach of reference
functions, see §3.2.2.

3.2.1 Homogeneous boundary conditions
We consider homogeneous boundary conditions in (12), i.e.,
(14) u-vlr, =0 and hﬁlrhq =0,

in a sense of traces to be specified.

Let us first introduce the spaces with homogeneous conditions on the respective
traces. For this purpose let I' c 0Q be a relatively open subset with finitely many con-
nected components and let T = (0Q \ T')° be the relative open complement of T in 9Q.
Now we define the subspaces H%C (Q) < H'(Q) and Hr(div; Q) < H(div; Q), by

HE(Q) = {f € H'(Q): flre =0 as trace in H'/?(T)},
Hr(div; Q) = {v € H(div; Q): (v-v, f) 1290y, 11200y =0 forall f € Hie (@)}

Note that by the continuity of the trace operators both spaces H%C (Q) and Hr(div; Q) are
closed. Now we may introduce the space of admissible functions with a homogeneous
condition on the normal trace.

Definition 2 (Space of admissible functions with homogeneous trace condition). For
an open bounded set Q c R? with Lipschitz boundary Q. let Ay, be as in Definition 1.
For a relatively open subset T' c 0Q with finitely many connected components we denote
the space of admissible functions with homogeneous condition on the normal trace by

Apr = Ay N (Hr(div; Q) x L2(Q; h) x LA (Q; ).

Due to the fact that both A, and Hr(div;Q) are closed subspaces of the respec-
tive spaces it follows that Ay, 1 is a closed linear subspace of Aj, < L? (Q; h)%+2. Con-
sequently, the (-,-),-orthogonal projection I1,[Ay, ] is well-defined, cf. (6), and the de-
composition of functions in L2 (Q; h)d+2 into Ay r and the (-,-),-orthogonal comple-
ment Atr is unique. The following result highlights the link between the adjointness of
the differential operators in Hllc (Q) and Hr(div; Q) and the orthogonality of the spaces
Apr and Ai,r'

Lemma 4 (Characterization of Atr). Let Hypothesis 1 be satisfied on an open bounded
set O < R with Lipschitz boundary 0Q. LetT < 0Q be a relatively open subset with
finitely many connected components.

Then, there is a one-to-one correspondence between ® € Ai,r and a pair of functions
(9, g8) € L*(Q)* with hq € H}.(Q) such that ¥}, (q, qp) = ®.
Proof. First note that the proof of Proposition 2.ii) is still valid if we replace Aj, by A, r.
This implies that for any ® € Atr there exist there exists a unique pair of functions
(9,g8) € L2(Q)? such that ¥, (g, gg) = ® and additionally hg € H'(Q). It remains to
show that hg|re = 0 in the sense of H'/2-traces. Starting from (9), integrating by parts
with (13) we obtain in particular for any smooth function V = (v, V%, Va)T e A n,r that

0=(V1,hq V) y-12 60, 112 902) =/FhﬁV1-vds(x)+/FC hqVy-v ds(x),
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and the boundary term on I' vanishes since V € Ay, r. Since I'“ is a Lipschitz curve with
finitely many connected components we conclude that kg, |t = 0 in the sense of H'/2-
traces.

The reverse implication follows combining the arguments in Lemma 1 and (13)

leading to
/U-V(pdx+/v-v(pdx=0,
Q Q

forany ¢ € H'.(Q) and any v € Hr(div; Q). O
Now we are in the position to deduce the following well-posedness result.

Proposition 5 (Homogeneous boundary conditions). Let Hypothesis 1 and Hypothesis 2
be satisfied with a bounded open set Q. c RY.

For any function U* € L*(Q; h)%*? there exists a unique solution of the correction
step (5) on Q subject to homogeneous boundary conditions (14), consisting of functions
Uo € A r, and (G, qpo) € L*(Q)? with hq, € H}hq (Q). The solution is given by

*
Uo = p[Apr,1(U7) and (@0 aBo) =‘le (Ué—tUO)

As a consequence of the projection structure, the energy conservation law (8) still
holds on the bounded domain with homogeneous boundary condition (14).

3.2.2 Inhomogeneous boundary conditions

As mentioned before, to consider inhomogeneous boundary conditions as in (12), we
have to give a sense to the restriction of distributions in H~1/?(0Q) to a part of the
boundary. Due to the non-locality of such distributions, this has to be done in a weak
sense. For this purpose let us introduce the equivalence relation that appears also in
the definition of Hy(div;Q) above. For any 7, it € H~ /2 (Q), we define

r_

(15) v=u iff <ﬁ’f>H_1/2(OQ),H1/2(OQ) = <L7’f>H_1/2(aQ),H1/2(6Q) for all f € HII‘C (Q)

We shall impose data on the normal trace in H~'/2(0Q) in the sense of this equivalence
relation. This means in particular that only the equivalence class of the given boundary
datum u is used. However, note that this way of imposing boundary values is very weak.
In fact, imposing more regular data # does not lead to more regular normal traces in
general. Even if one assumes that @i € H'/?(8Q)), the solution might not be sufficiently
regular to ensure integrability of the normal trace. Only if u is sufficiently regular, e.g.,
if u e H'(Q), we know that the normal trace of u agrees with i a.e. onT.

This ambiguity would already appear for more classical equations such as the in-
compressible Euler equations. Thus, we shall not elaborate on this here.

Definition 3 (Admissible functions with inhomogeneous trace condition). Let Hypoth-
esis 1 and Hypothesis 2 be satisfied. For any function ti € H-"?(0Q) we denote the set of
admissible functions with normal trace equivalent to ti on T, in the sense of (15) by

Ly
Ahvru(ﬁ):z{V:(Vl!VvZ)V3)T€Ah: VI'VEM},
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Note that Apr,(0) = A r,. For & # 0 the set A, (&) is not a linear, but an affine
closed subspace. Hence, an affine projection mapping to Ay, r, (i) can be defined.

One may also include inhomogeneous boundary conditions on hq. For brevity of
the notation we introduce the affine closed subset of functions in H'(Q) with given
trace EE] € H”Z(th) by

J{rhq(ﬁZ]) = {f € H'(Q): f|rh,, = 527 in the sense of H”z-traces},

and note that Hr, (0) = Hllh,, (Q). We apply the standard approach using reference

functions to the problem to reduce the inhomogeneous case for both velocity and pres-
sure functions to the homogeneous one considered in §3.2.1. More precisely, for given
i € HV2(0Q) and hq € H'?(T',;) we call any pair of functions U" € Ay, r, (i) and
G’ € L2(Q) such that hq' € Hry, (EZ;) reference functions. Note that the reference func-
tions do not have to satisfy a system of equations, but satisfy the given boundary values
as specified. The existence of such reference functions can be proved by classical ex-
tension results, see [16, Ch. I]. Observe that one can reduce the problem as follows: Let
the functions U € Ay, () and (4, g5) € L*(Q)? such that kg € Hr,, (hq) be solutions of
the correction step (5) subject to the inhomogeneous boundary conditions (12). Then,
setting
U=U-U" and G,=G-q €L*Q),

we find that Uy € A, r, and G, € L*(Q) such that kg, € H%hq(Q). Furthermore, by lin-

earity of the equations we obtain that Uy, g, are solutions of some system of equations
depending on U",q" subject to the homogeneous boundary conditions (14). For this
system of equations subject to homogeneous boundary conditions Proposition 5 can
be applied. With this strategy for the case of inhomogeneous boundary conditions we
obtain well-posedness of the correction step on bounded domains.

Theorem 6 (Inhomogeneous boundary conditions). Let Hypothesis 1 and Hypothesis 2
be satisfied with a bounded open set Q. c R%.

For any given functions U* € 12 (Q; h)d+2, e HY2(6Q) and sz] € H”Z(th) there
exists a unique solution of the correction step (5) on Q subject to inhomogeneous bound-
ary conditions (12), consisting of functions U € A, (@) and (4, qg) € L*(Q)? with hq €
Hry, (hq). The solution is given by

_ _ L (U -U
(16) U=U"+MplApr, (U -U -6,¥Y,(q",0)) and (q,qB)ztphl( )

;
for any pair of reference functionsU" € Ay r, (@) and G € L*(Q) such thathq'" € Hry, (hq).

Proof. We start by showing that the functions given by (16) are a solution of the cor-
rection step (5) with inhomogeneous boundary conditions (12). By replacing the un-
knowns U = U" + Uy € Apr, (@) and G = G +7q, € L*(Q) with hg € Hr,, (hq) let us
rewrite (5) as

U'=U+6:Y,(q,q98)=Uo+U"+6:Y1(q" + 44, 98)-

The new unknown functions are Up € Ay, r, and g, € L*(Q) such that hq, € H%hq(Q).

Thus, equivalently to solving the correction step with inhomogeneous boundary con-
ditions, we want to find Up € Ay 1, and q,, g with hq, € H}hq (Q) such that

Up=U"-U"-6:Y,(9",0)-6:Y1 (90 95),
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where we also have used the bilinearity of ¥j,. With U*-U" -6, %, (¢",0) € L (; R+l
Proposition 5 ensures the existence of such solutions, given by

Uo=T,[Apr, 1 (U -U"-6:¥,(q",0)),

_ L (U=-U"-6,Y,(q",0)-Up (U =UY _
(@0, 98) =¥}, té,( ) ):\Phl( )_(qr’o)’

where again bilinearity of ¥y, is used. We conclude that U, g, gp given by (16) satisfy (5).

It remains to show uniqueness of solutions to the correction step (5) with inhomo-
geneous boundary conditions (12), which shows in particular that the solutions are in-
dependent of the reference functions U”,q". Assume that for given U* € L2(Q; )42
and boundary data #, hq as before there are two solutions to the problem (5) subject
to the inhomogeneous boundary conditions. Due to the linearity of the equations, the
difference of the solutions satisfies the system of equations (5) for U* = 0 and homo-
geneous boundary conditions. By Proposition 5 we have uniqueness of solutions, and
since the trivial functions is a solution it follows that the two solutions agree. O

For inhomogeneous boundary conditions the energy identity (8) is not satisfied be-
cause orthogonality is lost through the affine shift by reference functions. Indeed, in
the scalar product (U, ¥}, (4, g5)),, the boundary term does not vanish. Thus, we arrive
at the following energy identity

& (10 - lu* 13) = =6 11%1 (@ a5) I, ~2(U, ¥4 (7. a8)),

= _61‘ ||‘yh (ﬁ’ qB)”i _2<ﬁ v, hﬁ)H-”Z(aﬂ),H”Z(aQ)
=—6;”‘~I’h(ﬁ,qB)”i—2(/F ahﬁds(x)+/r

where the last equality holds only if the traces are sufficiently regular.

@-v)hq ds(x)),

hq

Remark 3. Let us conclude this section with further remarks on the boundary conditions.

(i) (Projection property) Instead of including inhomogeneous boundary conditions
on the velocity by means of reference functions one might directly work with the affine
projection 1, [Ayr, ()] mapping to the closed affine space Ay, v, (%1). This is defined by

T ~ * * 2 . * *
TR LA, @IU*) -U ||, = min _||[V-U*|} foranyU* e 12 (Q;m)*2.
VeApr, (@

However, by this approach we do not gain the same insight into the boundary values
of hqlr, , and cannot immediately include inhomogeneous boundary conditions on the
pressure. This, in turn, will be of practical interest in §4. In fact one can show that the
mapping Py,: U* — U given by Theorem 6 is a projection in the sense that Ppl 4, @ is
the identity if and only if EZ] =0 orTyy = @. In this case the mapping Py, coincides with
the affine projection I1;,.

(ii) (Well-posedness) The fact that well-posedness for solutions with U € Ay, r, (i) and
hq € Hr, . (I’?Z]) is guaranteed means that in this framework one cannot hope to impose
anything extra in terms of boundary conditions. In particular, oncel'y, and ', are fixed
as in Hypothesis 2 and once the values for u and fl?/ are prescribed, one cannot prescribe
anything extraonu-vlr,, oronhqlr, in asuitable sense. The freedom consists in the pos-
sibility to choose the decomposition of 0Q) and the data imposed on one of the functions
on each of the parts of the boundary.
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(iii) (Elliptic equation) One can show that U = (4, W, U)T and (q, qg) form a solution
to the corrections step as discussed above if and only if u is a unique solution of an elliptic
system of equations, cf. [38]. If the functions involved are sufficiently regular for the traces
of the following terms to be well-defined, one can see that u satisfies on T4

P opa-Cya (—*+U*)+6}T onT
i ‘u-—V-u=—\w .
2 V3 thq hg
Similarly, under suitable assumptions on the solutions equivalence to hq being a solu-
tion to an elliptic equation (see [2] in a similar context) can be proved. Again under
suitable regularity assumptions it follows that hq satisfies on T, the following relation

o, () + —22_ (63 -vB-v (1))

4+|VBJ?
9,B ., . B only,
(w -V30* -1 -VB)—u

—x

=—\lUu v+ ——
5, 4+|VBJ?
whered, f =V f-v. This shows that there is no freedom to impose additional conditions.

(iv) (Alternative boundary conditions) Our study is based on the choice to define the
solution of the time-discrete Green—Naghdi model as the projection of the solution to the
shallow water step onto a set of admissible functions. On bounded domains alternative
formulations of the problem might lead to other (well-posed) boundary conditions.

4 Projection scheme for the fully discrete correction step

In this section we consider the correction step for the fully discrete problem, i.e., ad-
ditionally to the time discretization as introduced in §2.2 we also discretize in space.
Assume that a numerical scheme is given that approximates the advection step on a
polygonal tesselation T of a spacial domain Q < RY. Let D", D%, D” and D denote
the respective sets of degrees of freedom of the unknown functions h, u, w and o. For
colocalized schemes one has that D" = D% = D° = T and D% = (Tf)d, see [7]. For stag-
gered discretizations one still has that D" = D¥ = D? = T, but in general D% # (T)4,
see [22]. Even more generally there are schemes for which the components of the hor-
izontal velocity u do not use the same degrees of freedom, see [20]. For high order nu-
merical methods such as finite element methods or discontinuous Galerkin methods,
for the description of an unknown function a several degrees of freedom on each cell
k € T of the mesh are required so that card (D%) > card (T), cf. [42]. Schemes as men-
tioned lead to a non-negative water depth £, := (hi)pr = 0 and the velocity function
Ui = ((ﬁ;) kep T (wy) eDT? (UZ) keDa) as approximate solution of the advection step (3).
Note that in the advection step also the time step §; > 0 is fixed.

Now we shall focus on the numerical approximation of the correction step. In §4.1
we present a strategy to construct a numerical scheme satisfying a discrete projection
property on the whole space without dry areas. Hence, there is no boundary. This rep-
resents a discrete counterpart of the situation in Lemma 1. Implementing boundary
conditions is not straightforward for general fully discrete schemes. Thus, in §4.1.2 we
choose one specific scheme to be considered from then on. Then, in §4.2 we focus
on the numerical boundary conditions for bounded spatial domains. As in the space-
continuous situation in §3.2 we identify a class of boundary conditions that are compat-
ible with a discrete projection property of the scheme. In §4.2.1 we start by considering
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faces on the boundary of the computational domain. Then in §4.2.2 we focus on dry
front faces.

4.1 Whole space domain

In the current section we present an approach for the whole space domain, which is
adapted in the sequel to identify a class of boundary conditions for bounded domains.

4.1.1 General strategy

In this section we present a general approach to construct schemes with a discrete or-
thogonal projection property. This strategy is applicable in numerous situations be-
sides the ones considered here. We present three steps that, by construction, lead to a
numerical scheme which is a projection onto a certain discrete linear space.

(I) Discrete scalar product: We require a discrete weighted scalar product. For given
positive Hy = (Hi)epk > 0, and each of the unknown functions a € {u, w, o} we assume
that a scalar product ¢, )(;If : Reard®@?) , peard®) _, pis specified. Then, a discrete coun-
terpart of the weighted Lebesgue space for one of the unknown functions a is given by

the weighted space of sequences

%) = {1 = heon Il <o0} witn [l = Cre )i

We denote the degrees of freedom for the full velocity vector U = (4, w, 0) with slight
abuse of notation by DV := D% x D x D?. Then, for the full vector of unknown functions
the weighted discrete scalar product ¢:, -)‘15{* : Reard(@?)  geard®”) _,  is given by

Uix) [(Vix B .
< Uz || Vax > = (Ui, Vi) G2 + Ui, Vo) 3 + (U, Va3

Usx) \Vax )/
It equips the space ¢2 (DY; Hy) = ¢2 (IDH; H*) x ¢2 ([DW; H*) x 2 (D; H,) with a scalar
product. Note that this shall be applied for the water depth function h, given by the
advection step, assuming for now that k. > 0, for any k € D”. Later in §4.2.2 the interior
dry front shall be treated as part of the boundary.

(I) Admissible discrete functions: We consider a discrete version A‘Z* of the space
of admissible functions Aj,. To avoid a restriction of the presentation to a particular
scheme, at this point we keep the definition of A‘Z* relatively vage. We only demand

that it is a closed linear subspace of 22(DY; h,) that is consistent with the definition of
Aj. Then we denote by Hi* [A‘Z*] the (., -)‘Z*-orthogonal projection mapping to A‘Z*.
Motivated by Lemma 1 we define the approximate velocity vector for the fully discrete
problem on the whole space as the projection to the discrete space of admissible func-
tion A‘Z* , that is, by

U, = H‘Z* [A‘Z*] (Uy) forany U} € ¢? (IDU; hy).

By this U, is fully determined and we do not have any additional freedom. However, it is
not clear how to compute it. In fact there are various numerical methods to determine
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linear projections, such as minimization schemes or methods based on a variational
formulation. At this stage it is also clear that there exists a uniquely determined func-

1
tion @ = ((p1k) kep» (P26) kep» (P3k) kepo) € (NZ*) such that

Ue=U; —6,Dy,

I
where (A‘Z*) is the ¢, ~)‘Z* -orthogonal complement of Ai* in 22(DY; h,).

(IIT) Discrete hydrodynamic pressures: It remains to identify certain discrete pressure
functions with @, so that equation (4) is satisfied in a suitable sense. If one is interested
only in Uy, at least for first order schemes this need not be done in the computation
but only theoretically. Let D7 and D98 denote the respective degrees of freedom of G

7 i
and g. If there is an invertible mapping W¢ _: Reard®? » geard®?) _, (AZ*) , which is
a consistent discrete counterpart of the mapping ¥, defined in (10), then the discrete
hydrodynamic pressure functions can be recovered by

(jskk) = (‘Pi*)_l (@) |1

Note that the discretization of the hydrodynamic pressure functions (determined by
DY and D98) is less relevant as long as the mapping ‘P‘Z* is invertible. If one chooses

-1 —
(‘I"Z*) Ik (D) = ‘I’;l (®Py) with ‘I’;l as defined in (10) then it follows that D98 = D%

and if D¥ = DY, then also D7 = D’ = D™, However, in general it is not necessary to
choose the same degrees of freedom for the discrete hydrodynamic pressures as for the
velocity functions, as is the case for staggered grids.

4.1.2 Application to a simple case

To showcase the benefits of the previously outlined strategy we apply it in a simple sit-
uation. We assume that to each polygonal cell k € T in a given regular tesselation T
of the spatial domain Q, a single degree of freedom of each unknown is assigned, i.e.,
D" = DY =D’ = T and D¥ = T%. For example, the degree of freedom may represent
the mean value of a continuous function on the cell k, as for finite volume methods of
lowest order, cf. [7].

(I) For this choice of degrees of fredom several schemes for the shallow water step
are entropy stable in the sense that a discrete inequality of the form

> on [ = X ng gl
keT keT

is satisfied in the n-th time step. Analogous weighted estimates can be obtained for the
- nx*

discrete solutions w,* and o}* of the advection equations (3). This, however, deter-
mines the scalar product. More precisely, for any a € {ﬁ, w, J} we set

(U’*y%*)if =) Wi xkhemg,
keW

where my is the d-dimensional volume of the cell k € T. For vector-valued arguments
the dot product denotes the canonical scalar product of vectors in R? and otherwise the
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multiplication of scalars. Here the subset W < T is the domain where we apply the pro-
jection. In fact, the domain has to be restricted to the wetted areas W := {k € T: hy > 0},
since the scalar product is not defined on dry areas where h; = 0. This means that a
particular boundary, the so-called dry front, has to be considered. We investigate this
situation in §4.2.2. Here for simplicity we assume that the water depth is positive on
the whole domain and thus we have W = T. Note that we can identify 22(DY; h,) with
[2 (T; h*)d+2.

(I) We define the discrete admissible set by

Ux 5 o
— Wi =Ur VIBx — =2V Uy,
(17) A?I* = {U* = (w*) €02 (T;h*)d+2 . k k- ViDx =5 Vi Ux }

—_ T yo.g
o O = 2\/§Vk u, forallkeT

with the centered approximation V‘i and V‘i- of the gradient and divergence operator,
respectively, defined by

1 Pk +Pr, & 1 P+ Pk, &

) o f Kkr 1] — f f
Vipgy=—) —v.’'m and Vi pgi=—) — v, my.
k mk[FZk 2 K F k mk[FZk’ 2 kT

Here Fy. is the set of faces of the cell k, m ris the (d — 1)-dimensional volume of a face
[ € Fg (with the convention my = 1 for d = 1), kf € T is the cell adjacent to k sharing the
face f and vllzf is the outward unit normal of a cell k on the face f. We also introduce
the discrete bathymetry By = (Bg) 1. Then we may set U, == H‘;* [AZ*](U:) and there

1
is a discrete function ®, € (Ai*) such that
(18) Ue =U; —6,Dy.

1
To efficiently compute approximate solutions with this scheme we identify @, € (AZ*) .
A computation similar to the one in (7) leads to

h? )
_ 5 _ S5 S * 3% .
(19) 0—<V*,c1>*>h*_%(hk(<p1k+¢2kvk3*)+vk(—2 (¢2*+—\/§))) Vi M,

T oAb T s\t
for any Vi = (Vix, Vax, Vax) " €A) and any @, = (P15, P2x,P34) € (Ah*) . We have
used the fact that the discrete gradient is the dual operator of the discrete divergence
with respect to the (unweighted) scalar product, which means that

o d
<V‘Z ~1//*,)(*>1 = —<1//*,Vix*>l for any 4 € ¢2 (T; h)® and ¥x €02 (T; hy).

Here 1 denotes the constant function with value 1. From (19) it follows that ¢, is de-
termined by ¢, and ¢34 via

(20) hppix =~ (v5 (h—i (qu* £ P

k 2 \/g
Together, the two constraints in (17), (18) and (20) form to a linear system of equations
of size (5 + d) card (T) with unknowns U, and ®,. By substitution the system can be
reduced to a system of size d card (T) for the unknown u, only. This leads to the scheme
(GN?) proposed in [38] where the correction step is computed by solving a system for
the velocity. Alternatively, one may solve the system for @, cf. [2].

+¢sziB*)'
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(ITI) Finally, a reconstruction of the hydrodynamic pressure functions is obtained by

setting .
q 1 P3k.
( 9k ) =W (@) = —hk(z (‘/’2” \/5))
qBk Dok

4.2 Bounded spatial domain

In the following let us consider the case of a bounded domain Q. As for the time-
discrete case in §3.2 we modify the space of admissible functions such that the or-
thogonality property in (19) is preserved for homogeneous boundary conditions. More

specifically, we aim for a discrete space A‘Z* r including boundary conditions and an

invertible mapping ‘P‘Z* that maps to a subset of £2(DV; h,)?*2 such that

1) (Va, @) =0 forall V, €A) . andall ®, €Im(¥) ).

For the sake of readability, we illustrate the strategy using the discretization presented
in §4.1.2. An analogous procedure can be applied for more complex schemes but suit-
able boundary conditions are highly dependent on the choice of discretization.

From (19) it follows by a straight-forward computation that for U, = (i, W+, o)1 €

A‘Z* and @, = ‘{"Z* (G, gB+) one has that

Ric, G, Uk + Ricqrlik,
22) U0 ==Y ¥ L 5 Ly my.

keW feFy

. k . .
Thanks to the antisymmetry of the normal v kf = —v’lz , the terms on interior faces van-

ish and only the ones on the boundary of the domain have to be taken into account.
From now on let 9W denote the subset of faces in T that lie on the boundary of the
domain W. Here the cells k; = k;(f) € W and kg = kg(f) ¢ W are adjacent to a face
f € 0W. The cell kg is a so-called ghost cell that can be defined for a boundary face
f € W by extension of the tesselation. We denote by G the set of all such ghost cells.
Since the terms on interior faces in (22) vanish, the orthogonality in (21) holds if and
only if the following condition on boundary faces holds

- — - — k

(23) (hkquguki+hkiqkiukg)-ka =0 forany f € OW.
Once the values hkgﬁkg and ﬁkg -v% are available, the system of equations is closed
and we are in the position to apply the projection scheme presented in §4.1.2 on W.
Note that the properties of the ghost cells do not affect the scheme. In the following
we specify — for several different types of boundary conditions - the values of the un-

known functions on the ghost cells depending on the interior cell values such that (23)
is satisfied.

Similarly as in Hypothesis 2 we divide the set of boundary faces into subsets corre-
sponding to the type of boundary condition imposed. First, we define the faces at the

(interior) dry front forming the set 'y, := { feoW: hy = 0} =0W\OT. Then, the remain-
ing boundary faces 0W N 4T are decomposed into two sets.
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Hypothesis 3 (Decomposition of the boundary faces OW N 6T). Assume that there exist

two sets of faces Fg, F‘Zm < 0W N OT decomposing the set of boundary faces OW N T, i.e.,

we have that oW N oT = Fi UF‘ZM andl“‘f, N F‘Zlq =@.

Similarly as in the time-discrete framework (12), we want to impose boundary con-
ditions on the normal velocity %- v on the faces in I}, and on kg on faces in F‘Iz P More

specifically, for given discrete real-valued boundary data i, = (ﬁf) ferd and fz?f* =

(%f)fergq’ we set

(afﬁkﬁ(l—af)ﬁkg)-vllg" =Uf foranyfel“i,

(24) L _ 2L
afhkiqki+(l—af)hkqug=hqf foranyfel“‘;q,

for face weights a ¢ € [0,1) to be chosen. The weights a ¢ determine the location in
which the given values ¢ or EE] s are imposed. For example, for ay = % the given value
can be considered to be prescribed at the face, while for a ¢ = 0 the given value is im-
posed directly on the ghost cell. We shall see that this parameter allows us to deal in a
similar manner with both boundary conditions on the boundary of the computational
domain 6W N 0T and with conditions on interior faces 9W \ 8T such as the dry front.

4.2.1 General treatment of boundary conditions

Let us start considering the faces on the boundary of the computational domain, di-
vided into I and I“‘Z 7 Those are the faces on which we impose given data. Analogously
to the time-discrete case in Theorem 6, we work with discrete reference functions to
deal with inhomogeneous boundary conditions. Denoting by G the set of ghost cells we
require that the reference functions %} = (7)) ey e a0d G5 = (9%) cewoe are discrete
functions satisfying the boundary conditions (24). Computing such discrete reference
functions may be costly. Hence, we aim for a class of discrete reference functions that
need not be computed explicitly. As in the time-discrete case we want the differences
Ux — U, and g, — g, to satisfy the homogeneous condition in (24) and the projection
condition in (23). This leads to

(1-ap)ur, —ar (7, -7 ) e

5
. .ng B T—a; Vi, forany f eI,
b Tk T (ap)w vap(mw ) g
£ L .y ¥  forany fel?
l—af ki y hq’
(1—ayp) by Gr, +a sy, |Gr, — %,
8 £ l( ! ‘) for any f eI,
hie e, =3 I
g kg (l—af)hkqug—afhki(qki—qki) f l"(s
o orany f € ha-

. . . . — k, —
Since the discrete reference functions satisfy (24), the terms uzg Y kg on F‘Z and hkg q,rcg

on F‘Zlq can be replaced. Furthermore, we choose ﬁ; -v]]zf on F‘Zlq, and hkgﬁzg on Fg,
respectively, such that the remaining terms that depend on the reference functions dis-
appear as well. Thus, the boundary conditions can be formulated independently of
the reference functions and no explicit knowledge of the discrete reference function is
required for the computation.
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Overall, this is achieved if we set for the discrete reference functions

— — kg _
(afuzl&(l—af) u,rcg)-kazuf forany f eT?,
— — k
(afuzi—(l—af)uzg)-kazo foranyfel“‘zq,

afhkiﬁzi —(l—af) hkgﬁzg =0 for annyfi,
aphiqy, +(1-ay) hkgﬁzg = sz]f for anyfel“‘;lq.

Existence of such reference functions is straightforward, since the problem is finite-
dimensional.

4.2.2 Dry front condition

Finally, we consider the case of the boundary of the projection domain W located in
the interior of the computational domain T. This occurs in the presence of dry areas
{keT: hi =0}, where the projection can not be defined. Note that in dry areas the
solution of the shallow water model and hence of the advection step is not fully deter-
mined [34]. Still, this case can be handled by several numerical schemes, cf. [5, 7].

By definition of the wetted domain W for any face f € 6W\ 8T the water depth van-
ishes on the adjacent ghost cell by i, = 0. Thus, itis natural to impose on the ghost cell

that hkgﬁkg = 0, which is included in (24) by setting & r = 0 and hq y=0forany fe F‘Z.

. . — k
The remaining ghost cell values are then determined by (23) as uy, - v k‘f” = 0. Note that
1
this represents a boundary condition without exchange of energy.

Summary: Altogether, we propose the following values for the ghost cell

Zﬁf—ﬁki-vllf forany f eT?,

Ukg Vi, = Ty, -v:‘_g forany f € F‘;lq,
(25) 0 3 forany f € F‘}‘;,
hi, qy, forany f eI,

and hkgﬁkg =1 2hq - hi,qy, forany f e F‘;lq,
0 forany f € F‘Z.

This results from setting a = % forany f e I% n F‘Zq. It is motivated by the conservation
of mass when dealing with wall boundary conditions for the full model, see §5.1.1.

5 Numerical strategy for the full Green-Naghdi system

In the preceding section the numerical strategy of the correction step is described.
While the correction step is the main focus of this work we shall also present a numer-
ical scheme for the full Green—-Naghdi model (1) in the following. For certain typical
situations in 1D we present numerical evidence to highlight the strength of the frame-
work especially with respect to non-standard boundary conditions. As in §2 we use a
time splitting that can be interpreted as an ImEx (implicit-explicit) scheme.

(I) The advection step: The first step (3) consists of the shallow water equations and
advection equations for the scalar functions w and o. As in [7] we apply a classical finite
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volume scheme for the coupled system of equations for water depth h and horizontal
velocity u and obtain for the (n + 1)st time step the explicit scheme

h”*:h”——Z&"h "my,
mkfe[Fk !
h"* ”*—h”‘”——Z&"h“ "mg+ 87
Mk feF,

-
Here (3’? -vﬁf,??”vz ) ?((h” h”_”) (h" hZfﬁZf) ) is computed with an approx-
imate Godunov method. Godunov schemes are stable assuming the classical CFL con-
dition on the time step

mg

5?2 with 0=

A Yrermy

for given CFL parameter 0 < C.q < 1 and A denotes an approximation of the largest
magnitude of the shallow water eigenvalues. The latter depends on the choice of the
approximate Godunov solver, see [7].

Furthermore, 8}’ is a discretization of the source term including the bathymetry and we
choose the hydrostatic reconstruction as in [4]. The discrete initial functions h(l and ﬁg
are obtained as approximations of the initial functions h° (x) and w° (x) of the Green—
Naghdi model. Several classical schemes for the shallow water equations use ghost cells

. — k

for which the values hZ and uzg -V k‘?’
1

equations with subcritical boundary conditions only one datum is given. The second

one is recovered based on the fact that the Riemann invariant leaving the domain is

are required. In the case of the shallow water

kg
constant. In addition, the tangential component uk rk )

vector to the face, of the velocity is needed (at least) when the mass flux is incoming, i.e.,

. k . .
with 7 k? a tangential unit
1

if 3" h.v¥ < 0. Note that the mass flux can be computed first by using the water depth

and normal velocity in the vicinity of the face. For more details we refer to [17, §V.2.2].
Note that in the case of the Green-Naghdi equations, there is no object corresponding
to the Riemann invariant and hence a priori such a strategy is not available.

As second part of the advection step the vertical velocity as well as the tangent compo-
nent of the horizontal velocity are computed using an upwind scheme with respect to
the mass flux. More precisely, we set

—n

« (WFF wh o " wy k
(28 -t [55) -2 3 ()t~ (o8 ot 420 e
f

Mk feF;

with the positive and negative parts of a scalar a defined by (a). = '“'% The discrete
initial data E‘i and 09 can be obtained from the discrete initial data % and ﬁg and the

kg
ghost cell values 720 k'Y k using the constraints of the discrete admissible set of function

A‘; . Again, for the tangential component of the horizontal velocity the values in the
*

— N . N k
ghost cells wzg and o} arerequired if the flow is incoming, i.e., if & ? v k‘?’
4 i

assuming that the constraints in Ai* are satisfied in the ghost cells, only one of the two

< 0. However,

values wzg and o} has to be imposed. Then, the remaining one is determined by the
4
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value of the first and the gradient of the bathymetry. For the simple scheme present
in §4.1.2 one can check that the ghost cell values are given by

1
n _ —n —n 1
akg =— (wkg - ukg -ngB*).

V3

(I) The correction step: In the correction step of the (n+1)st time step for the bound-

. . I k
ary condition we require the normal velocity uZ;rl . ,f
1

pressure h,’c‘“ﬁ'k’;l for the respective boundary faces, cf. §4.2.
4

v,° and the mean hydrodynamic

Overall the scheme requires the ghost cell values

kg

n -n .
hkg and ukg Vi

Va5 and w it k<o
kg ki kg f ki ’

—n+1 kg n+l—=n+l1

an ”kg Vi, and hkg qu .

However, thanks to the projection conditions (23), some of them can be deduced from

the others. In the remaining part of this section let us describe some strategies suitable

in practice. Note that the following list is merely a starting point for further investigation

and meant to demonstrate the potential of our approach.

Let us remark that the widely used choice of periodic boundary conditions is in-
cluded in the framework presented here. Choosing the ghost cell values as periodic
extension, in (22) the faces in the periodic boundary can be treated in the same way
as interior faces. Then, only the boundary faces in the remaining part of the boundary
have to satisfy (23).

In the following, we propose strategies to fix boundary conditions for numerical
schemes for the Green—-Naghdi equations. Note that there is no theoretical result avail-
able specifying the number of boundary values required. Even in the simpler case of
the linear KdV equations such an analysis is already rather involved, cf. [3]. Here we
choose to impose d + 2 values at the boundary if the flow is incoming and 2 values oth-
erwise. Despite the lack of theoretical justification this number seems to be consistent
with the analysis of the steady state regime. The strategies we present heavily rely on
the choice of the prescribed unknowns. In §5.1 the water depth and the normal velocity
are prescribed, whereas in §5.2 the flow discharge and the hydrodynamic pressure are
prescribed. Eventually, in §5.3 we comment on the case of non-flat bathymetry and dry
front conditions.

For all simulations the gravitational acceleration g is set to 9.81. The 1D computa-
tional domain is chosen as Q = (0,1) and we use a uniform grid with spatial grid size
my = 0x. There are only two boundary faces and we denote them by f = L for the left
one at x =0 and f = R for the right one at x = 1.

5.1 Fixed water depth and velocity boundary condition

In this section we consider the case of prescribed water depth and normal velocity at
the boundary. More specifically, for given discrete real-valued boundary data h? >0

and ﬁ? we set

kg
ki

kg

(26a) hi =2hf-hi  and T oviE=2ap-ap v E
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The condition on the normal velocity results from setting a y = % in (24). This choice is
motivated by the conservation of mass when considering the wall boundary condition,
see §5.1.1. For the faces with incoming flow for given discrete real-valued boundary
data 17}’ and 127}‘, we additionally set

— k on —n _k — n — k

(6b) g -T.F =207 g T and W =2W;7-wg ~ where fr"j} Vi <0.
The ghost cell values in (26a), (26b) are exactly what is required for the advection step,
see §5 (I). In the correction step (II) the normal velocity is imposed and hence the faces
in question are part of T ‘ZL. Then, the boundary condition on the hydrodynamic pressure
is determined by (25) on F‘Z and we set

n+l | kg _ ~n+l _5n+l kg
(26¢) ukg Vk,- =2u u v

n+l—=n+l _ ;n+l—=n+1
f i Vi oand I Ta =hag

Solitary waves

We illustrate the efficiency of our strategy on solitary wave solutions of the Green—
Naghdi equations in 1D. The advantage of this example is that an analytical solution
is available and it can easily be compared to the numerical solution. More precisely, for
a given far field water level H > 0, amplitude A > 0 and initial position X € R of the wave
the solitary wave is given by

hsol (£, %) = H (1 + Asech? (x (t,1)),

@7a) T (1,%) = (1 - L) VAT AgH,

hsor (2, X)

with y (¢, x) = ¢/ ﬁ %I (x— X -/ + A) gHr). Using the constraints (1e) and the equa-
tions (1c), (1d) of the Green—-Naghdi equations, the remaining velocity functions and
the hydrodynamic pressure functions are determined by

- [3g (AH)3'2sech? (y (¢, x))tanh (y (£, x)
Wso (£, X) = Zg (7( ) (X )
1

’

hisol (£, %)
Osol (1, X) = _3ws01 (¢, x),

— 3+A 1(— 2 _
qsol(tvx) = g(TH_ hsol) - 5 ((usol_ \% ¢! +A)gH) + w§01+U§ol)’

3_
qBsol (1, %) = Eqsol (t,x).

(27b)

Numerical evidence (A). We consider the solitary wave (27) for the parameters A = 0.5
and X = —0.5 and compute the numerical solution starting from the corresponding ini-

tial data. We compare the solutions for ¢ < , /W{, i.e., until the wave reaches the

center of the computational domain. We investigate two cases: for H = 10~! the solitary
wave is a faster, rather spread wave, and for H = 1072 it is a slower, more stiff wave. The
numerical solutions are computed for several spatial mesh sizes 5 between 1072 and
10™*. The initial functions are h := hgo (0, (k- 0.5)5,) > 0 and Y = 7o) (0, (k—0.5)8),
which means that initially the water surface is almost flat in the computational do-
main. The initial vertical velocities w(,’c and 02 are computed using the discrete con-

straints (17) and hence the vector of initial velocities is admissible in the sense of A‘ZO .

*
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For this set of simulations we prescribe the water depth and the velocity on both bound-
ary faces L and R, see (26). To be precise, we set Ef = hso1 (£,0) and &} := Uso) (£",0) on
the left boundary face and Eg = hsol (1", 1) and Uy := Uso) (¢, 1) on the right boundary
face. In addition, on the left the flow is incoming and we set LT)Z = We (17,0).

1681 10~

T
analytic &0 0, =1077
15k [UUUUTTURR . feew 0.=10"2 60 G =10""

1073

1074

L? — error

water depth (h)

107°

09 L L L I 10-6 H

1.6 182 . 10! .
analytic &0 0, =103 —— —%
15k . | ¥t 0, =107 60 4 =10"" o 6o
e g o€ aB
14l 1072 -
5 ;
£13f 5
Q. =~ 9
& 12} 2
2 1.1
o 10~
1.0 & — &
0.9 L | L L 10 5 L
0.0 0.2 0.4 0.6 0.8 1.0 104 10-3 1072
spacial variable (x) 0y

Figure 2: Numerical evidence (A): Exact and approximate solutions for initial soli-
ton (27a) with parameter A= 0.5, X =—-0.5and H = 1071 (upper) or H = 1072 (lower) at
time ¢ = /m. Water levels (left) and spatial L2-error as function of the mesh size
(right).

Figure 2 shows the numerical solutions and the exact solution when the wave has
traveled to the center of the computational domain. The upper plots visualize the sim-
ulations of the spread wave for H = 107!, whereas the plots below contain the simula-
tions of the stiff wave for H = 1072, The water levels are plotted on the left. The plots on
the right-hand side show the L?-errors between the computed solution and the analyt-
ical solution of each unknown, given by

1/2

Sx Y |08 = o (17, (k—0.5)6,)° for 1" = .
keT

We observe that the wave profile is well recovered for the spread wave for H = 1071,
even though for a coarser meshes some numerical diffusion can be observed, see Fig-
ure 2 top left. The convergence rate of the L?-errors is first order as expected, see Fig-
ure 2 top right. In the case of the more localized wave for H = 102, the numerical dif-
fusion is larger, see Figure 2 bottom left. Still, the same amount of numerical diffusion
is observed for the simulation of a steady soliton, see [38]. This means that the effect
is not due to the boundary conditions and hence it confirms that the boundary condi-
tions are suitably chosen. The first order convergence rate is recovered for sufficiently
small mesh sizes, see Figure 2 bottom right.
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5.1.1 Firstvariant: the wall boundary condition

The widely used wall boundary condition is a special case of the boundary conditions
described in (26). Indeed, the wall boundary condition is recovered by setting h; =hi

and ﬁ? = 0. Thanks to the centered reconstruction with a s = %, the ghost cell values are

given by
— k — k
n o_pn n ke _ _—=n K
hkg_hki and Up, Vi, = ~Ug, Vi, -

1

For any numerical solver satisfying the Galilean invariance this leads to a vanishing
k - . . .

mass flux F ? v k’?’ = 0, and hence no additional data is required for the advection step.

For the correction step by (26¢) the condition on the hydrostatic pressure reads

n+l—=n+l _ pn+l—=n+l
hkg kg _hkl k,‘ *

Several simulations with wall boundary condition have been presented in [38].

5.1.2 Second variant: the transparent condition

A further application of boundary conditions of the form (26) consists in mimicking
transparent boundary conditions. Transparent boundary conditions are used when
waves are supposed to leave the computation domain without being affected by the
boundary, e.g. by reflections. A numerical scheme for the Green—-Naghdi model subject
to transparent boundary condition was proposed in [28]. Here we suggest an alterna-
tive, which we expect to be simpler to implement at the cost of being less accurate with
respect to reflections at the boundary.
For the shallow water model a simple strategy consists in imposing Neumann bound-

ary conditions for both water depth and normal velocity

Zn+l _ pnx _ pn+l ~n+l _ —nx* kg
hf = hy = hy, and =Up V-

Also higher order Neumann boundary condition can be considered, see [11]. Concep-
tually, transparent boundary conditions are of interest on parts of the boundary where
outflow occurs. If, however, the flow is incoming, then one has to specify the remaining
components of the velocity by (26b), for example by setting '17}’ =0 and LT/]’Z = 0. The
conditions on the hydrostatic pressure remain as in (26c).

Numerical evidence (B). To illustrate the numerical strategy we compare the com-
puted solution with the analytical solitary wave (27) with the parameters H = 1072,
A =0.5and X = 0.5. We choose the initial data in a way that the center of the wave
coincides with the center of the computational domain initially. Then, we simulate the

propagation until the wave has left the computational domain at ¢ = , /W{. The

numerical solutions are computed for several spatial mesh sizes 5, between 1072 and
10~%. We use the transparent boundary condition as described above on both boundary
faces L and R.

The results are presented in Figure 3 as intensity charts over the (x, ) plane. The
upper row shows the water depth and the lower one the error of the water depth with
logarithmic scaling. The columns correspond to different choices of resolution with
8 = 1072 in the left, §, = 1073 in the middle and &, = 10~ in the right column.
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Figure 3: Numerical evidence (B): Simulations for initial soliton (27a) with parame-
ter A= 0.5 X = 0.5 and H = 1072. Intensity graphs of the water depth (top) and the
logarithmic error of the water depth (bottom) on the (x, £)-plane for spatial mesh size
8y = 1072 (left), 5, = 1073 (middle) and §, = 10™* (right).

We note that the behavior of the solution is globally well recovered for each of the
mesh parameters, in the sense that the wave leaves the domain without significant per-
turbation or numerical instability, see Figure 3 top. The error plots (bottom) allow for a
more detailed comparison. Clearly the left boundary condition works well. This was to
be expected because the initial function is sufficiently flat at the left boundary. But also
when the flow is incoming the transparent boundary seems to be robust. On the right
boundary the flow is outgoing and we observe small reflections. For coarse meshes with
8, = 1072, the numerical diffusion in the domain has a larger effect than the reflection
wave. For fine meshes with § , = 107 on the other hand, the effect of the reflection wave
is larger than the numerical diffusion. Still, the error due to reflection does not exceed
the order of the resolution O(6,). Note that the error on the right boundary increases
with decreasing 6. This is due to the fact that the amplitude of the reflection wave is
usually proportional to the amplitude of the approximate gradient of the leaving wave.
When the spatial mesh size decreases, then the gradient of the leaving wave increases
since the numerical diffusion is lower. Similar effects can be observed for the shallow
water model when a similar strategy for the transparent boundary condition is applied.

5.2 Fixed discharge and hydrodynamic pressure

In this section we propose to prescribe the discharge hu- v and the hydrodynamic pres-
— . — k, . .
sure /1q at the boundary under the assumption that . -v kfg # 0 on the interior cell. For
i i
given discrete real-valued data hu; and hq?, we set
—n ke _ 701 n—n . kg
hkg U, Vi, = 2hup —hi g v

i

and  h} q; = 2hq; - hL G,
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Figure 4:  Numerical evidence (C): Simulations for imposed discharge and hydrody-
namic pressure at the inlet L for several values of hq;. Water depth at time ¢ = 10.

on the respective boundary faces. This does not yield all the ghost cell values required
in the advection step. However, since the hydrodynamic pressure is prescribed the re-
spective faces are contained in F‘Zq. Thus, by (25) for the normal velocity we have that

— k — k,
n o Ke _—n  Kg
U, Vi, = U, Vi -

In combination with the condition on the discharge, the water depth is given by

since uk v & #0. Note that the condition on h” is not linear. Since h" is not needed
S’

in the correctlon step, but only in the explicit advectlon step, this does not cause any
issues. Also note that the water depth in the ghost cell is positive provided that

—n
k uki ’ Vk,‘ :

n 1
> Ehzz

31gn(huf) = mgn(uk ng) and kg‘

For sufficiently regular discharge at the boundary this assumption is satisfied.

Numerical evidence (C). It is well known that there exist non-trivial space-periodic
steady solution of the Green-Naghdi model, the so-called cnoidal waves, see [8]. By fix-
ing the water depth and the velocity as for the strategy proposed in §5.1, with stationary
boundary data and flat bottom it is not possible to obtain other solution than the trivial
ones. In contrast, the strategy described in §5.2 offers this possibility.

Let us describe the test case in detail. We initialize the flow with a flat free surface
with 7% (x) = 107! and a constant horizontal velocity ° (x)=5-10"L,

On the right boundary face R we prescribe boundary values according to the strat-
egy presented in §5.1, setting kg = 107! and #iz = 5-10~!. Since the flow is outgoing
no additional values are required. At the left boundary face L we prescribe the dis-
charge and the hydrodynamic pressure using the strategy presented above in §5.2 with
huy =5-1072 and several values for hq - Since on the left boundary the flow is incom-
ing we have to prescribe also the vertical velocity and we set i = 0.
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Figure 4 shows the water depth of the approximate solutions at time ¢ = 10 com-
puted with &, = 5-107* for several values of the hydrodynamic pressure at the left
boundary. Note that these solutions are not steady state solutions and in fact we do not
know whether there exist a steady state solutions satisfying the same boundary condi-
tions. Still, let us compare our approximate solution to what is known about the steady
state cnoidal wave solutions in a qualitative manner.

The steady state solutions are periodic, which seems to be the case also for our sim-
ulations provided that the value imposed on the hydrodynamic pressure on the left

boundary is sufficiently small with ‘le] L) < 3-107°. For larger values imposed on the

hydrodynamic pressure at the left boundary the amplitude of the wave decreases in x
due to numerical diffusion. For fz?/ 1 < —6-107° the solutions have a low plateau which
has already been observed in [8].

Let us comment on the behavior of the approximate solutions close to the left bound-
ary. For a sufficiently smooth steady state solution by constraint (1e) the gradient of the
water depth is linked to the value of the imposed vertical velocity iv;. In our case i, =0
we conclude that the free surface has to be flat at the left boundary, which matches with
the simulations. Furthermore, one can link the hydrodynamic pressure to the second
derivative of the water depth function. More precisely, at the extreme point of the water
depth function the second derivative of the water depth function is proportional to the
hydrodynamic pressure for the steady state. Consistently, we observe that if hq . <0,
then the water depth function has a maximum at the left boundary and vice versa.

5.3 Simulation on a beach

The last type of boundary investigated in this article is the dry front. This is a special
type of boundary because it is not a boundary in the advection step but only in the cor-
rection step. As explained before, this boundary is detected after the advection step and
treated by setting ;' = 0 and h*'g;"" =0 in any cell k € T with h!! = 0. This strategy
was already employed and numerical evidence was presented in [38, §4.4]. Therein,
the dry front was treated with a zero velocity based on the argument that this choice
ensures entropy stability. Here, we establish the more fundamental discrete projection
property, which implies entropy stability by construction. Hence, the numerical treat-
ment of the dry front is the same in both cases and we shall refrain from repeating it.

6 Conclusion

We have characterized and investigated a class of boundary conditions for the time-
discrete Green—-Naghdi equations with bathymetry. Several boundary conditions rele-
vant for practical studies such as dry areas, transparent boundary conditions and wave
generating boundary conditions can be formulated in this setting. The types of bound-
ary conditions we propose are designed in a way that for the correction step the pro-
jection property is preserved for bounded domains and homogeneous boundary con-
ditions, as is standard for incompressible fluid equations. Furthermore, for inhomo-
geneous boundary conditions the resulting equations in the correction step are inde-
pendent of any reference functions. We obtain well-posedness for the time-discrete
and the fully discrete correction step and the underlying entropy inequality is verified.
The latter ensures robustness of the numerical scheme and the approach is expected to
extend to higher order schemes.
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Also this work points to several theoretical and numerical open questions. Firstly,
recall that our analysis starts from the time discrete model. For the fully continuous
equations it is not clear that a certain projection property is available, since the water
depth can not be considered as parameter in this case and the constraints are non-
linear. Proving convergence of approximate solutions of the time-discrete problem as
07 — 0 would not only justify the semi-discretization. Also it might help to understand
the boundary problems for the full system of equations, which is currently an open
problem. Furthermore, some technical issues are beyond the scope of this work such
as dry areas in the space-continuous setting and the problem of moving bathymetry
at the boundary. Regarding the first, one would have to work with weighted Sobolev
spaces and assume or prove sufficient regularity for the degenerating water depth. For
the latter, even in the time-discrete case the constraints are only affine, and hence the
choice of suitable reference functions is less straightforward.

Concerning the fully discrete problem also the investigation of the stationary solu-
tions of the Green—-Naghdi equations is of interest. In particular, the projection struc-
ture represents a promising starting point for the design of well-balanced schemes. Fur-
thermore, since the framework seems to allow for a broad range of solutions, we are
one step closer to the investigation of solutions for which the energy is not conserved.
From a more practical point of view also certain adaptive strategies are within reach,
for which the projection step is only computed in those parts of the domain where it is
really needed. However, the implementation of such a local strategy requires a range of
numerical parameters and the optimal choice does not seem to be obvious.

Last but not least, let us remark that the notion of solutions that preserves the pro-
jection structure in bounded domains is most likely not the only sensible one. It might
be possible to work with alternative notions of solutions to the problem on bounded
domains leading to well-posedness.
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